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Abstract

First, a short introduction to Optimal Transport will be given, with the
example of monotone rearrangement as a one-dimensional optimizer. Then,
a possible application in financial models will be discussed, along with
an example demonstrating the insufficiency of the regular Wasserstein
distance for such applications. The adapted Wasserstein distance will then
be introduced to address the issues in the example, and an optimizer for
this adapted measure transport problem between the laws of two solutions
of SDEs driven by a Brownian motion will be presented.

Michaela Szolgyenyi and the Department of Statistics look forward to seeing
you at the talk!

www.math.aau.at



www.math.aau.at

